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Abstract

In this paper we consider the three dimensional exterior Stokes problem and study the solvability
of the corresponding continuous and discrete formulations that arise from the coupling of a dual-
mixed variational formulation (in which the velocity, the pressure and the stress are the original
main unknowns) with the boundary integral equation method. More precisely, after employing
the incompressibility condition to eliminate the pressure, we consider the resulting velocity-stress-
vorticity approach with different kind of boundary conditions on an annular bounded domain, and
couple the underlying equations with either one or two boundary integral equations arising from
the application of the usual and normal traces to the Green representation formula in the exterior
unbounded region. As a result, we obtain saddle point operator equations, which are then analyzed
by the well-known Babuska-Brezzi theory. We prove the well-posedness of the continuous formu-
lations, identifying previously the space of solutions of the associated homogeneous problem, and
specify explicit hypotheses to be satisfied by the finite element and boundary element subspaces
in order to guarantee the stability of the respective Galerkin schemes. In particular, following a
similar analysis given recently for the Laplacian, we are able to extend the classical Johnson &
Nédélec procedure to the present case, without assuming any restrictive smoothness requirement
on the coupling boundary, but only Lipschitz-continuity. In addition, and differently from know
approaches for the elasticity problem, we are also able to extend the Costabel & Han coupling pro-
cedure to the 3D Stokes problem by providing a direct proof of the required coerciveness property,
that is without argueing by contradiction, and by using the natural norm of each space instead of
mesh-dependent norms. Finally, we briefly describe concrete examples of discrete spaces satisfying
the aforementioned hypotheses.

Key words: mixed-FEM, BEM, 3D Stokes problem, Johnson & Nédélec’s approach, Costabel &
Han’s approach

Mathematics Subject Classifications (1991): 65N30, 65N38, 76D07, 76M10, 76M15

1 Introduction

The classical approach combining finite element (FEM) with boundary element methods (BEM) for
solving exterior boundary value problems in continuum mechanics, usually known as the coupling
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of FEM and BEM, has been extensively employed since its creation during the second half of the
seventies up to nowadays. The usual procedure is as follows. The underlying domain is first divided
into two subregions by introducing an auxiliary boundary I, if necessary, so that the original exterior
problem can be reformulated as a transmission problem through I'. Next, the latter is reduced to
an equivalent problem in the bounded inner region by imposing nonlocal boundary conditions on I
that are derived by employing boundary integral equation methods in the unbounded outer domain.
The resulting nonlocal boundary value problem is then solved by a conventional Galerkin method, in
which the boundary integral operators involved are discretized using finite element spaces on I'.

While detailed surveys on most of the different ways of coupling BEM and FEM can be seen in [38]
and [27, Chapter I], we simply recall here that the most popular ones correspond to the Johnson &
Nédélec (J & N) and Costabel & Han (C & H) procedures (cf. [12], [13], [20], [37], [40], and [53]), which
employ the Green representation of the solution in the unbounded region. The success of the J & N
method, being based on a single boundary integral equation on I' and the Fredholm theory, hinged on
the fact that certain boundary integral operators are compact, which usually requires I' to be smooth
enough. According to it, it was not possible, at least from a theoretical point of view, to employ this
approach when the coupling boundary was non—smooth, say for instance polygonal, which left out
the possibility of utilizing classical finite element discretizations. Moreover, the J & N idea seemed
to be applicable only to the Laplace operator since for other elliptic systems, such as the elasticity
one, and irrespective of the smoothness of the boundaries, the aforementioned compactness did not
hold. One attempt to overcome this was suggested in [9] where the underlying transmission problem
was replaced by one employing the pseudostress instead of the usual stress. As a consequence, the
foregoing mapping property was achieved, but the coupling boundary was still required to be smooth
enough. One has to admit, however, that the above described drawbacks were mainly theoretical
since no failure of the corresponding discrete schemes was ever reported by users of the method in
problems where those hypotheses were not met. Any way, in order to circumvent these apparent
difficulties, suitable modifications of the original J & N method, in which neither the compactness nor
the smoothness plays any role, were proposed by Costabel and Han in [20] and [37], respectively. Both
techniques are based on the addition of a boundary integral equation for the normal derivative (resp.
traction in the case of elasticity). The former leads to a symmetric and non-positive definite scheme,
while the latter, on the contrary, yields a positive definite and non-symmetric scheme. Nevertheless,
and since the only difference between these formulations lies on the sign of an integral identity, from
now on we simply refer to either one of them as the C & H approach. Further and later contributions
in this direction, including applications to nonlinear problems and coupling with mixed-FEM, non—
conforming FEM, local discontinuous Galerkin, and hybridizable discontinuous Galerkin methods, can
be found in [8], [14], [15], [16], [17], [18], [19], [21], [24], [25], [26], [33], [34], [35], [44], and the references
therein.

The whole picture on the coupling of FEM and BEM, and particularly the widely accepted fact
since the eighties concerning the lack of further applicability and usefulness of the J & N method,
changed dramatically with [47]. More precisely, it was proved in this paper, without any need of apply-
ing Fredholm theory nor assuming smooth domains, that all Galerkin methods for this approach are
actually stable, thus allowing the coupling boundary I' to be polygonal /polyhedral. As a consequence,
the classical J & N method was begun to be considered as a real competitor of the C & H approach. In
other words, the appearing of [47] gave rise to several new contributions within this and related topics.
Indeed, we first refer to [43] where the corresponding extension to the combination of mixed-FEM and
BEM on any Lipschitz-continuous interface I' was successfully developed. Furthermore, the analysis
of the quasi-symmetric procedure from [9] was improved in [29] by showing that the interface I' can
also be taken polygonal /polyhedral, and that in the case of the elasticity problem, the coupling can be



performed by employing the usual stress instead of the pseudostress. In addition, a new and extremely
simplified proof of the main result in [47], by showing directly ellipticity of the operator equation, was
provided in [29]. An alternative proof of this ellipticity result has been recently given in [50], using
a particular expression of the Steklov—Poincaré operator, which is based on a Schur complement of
a perturbation of the Calderén projector. Further works, including the republishing of [47] and its
extension to the linear elasticity problem, are available in [48] and [51]. Nevertheless, the utilization
of mixed-FEM instead of the usual FEM, and the application of the J & N coupling procedure to the
3D Stokes and similar elliptic systems such as Lamé, is still missing. Moreover, most of the related
works available in the literature involve either 2D problems or just the coupling of BEM and the usual
FEM (see, e.g. [36], [45], [46], and [49]). In addition, the analysis of the C & H approach for the
coupling of mixed-FEM and BEM has not yielded too satisfactory results when it has been applied to
the elasticity problem (see, e.g. [14]).

According to the above bibliographic discussion, and specially motivated by the recent results from
[47], [43], and [29], we now aim to analyze the coupling of mixed-FEM and BEM, as applied to the
3D exterior Stokes problem, by utilizing both the J & N and the C & H approaches. More precisely,
we extend the first method to the present case, without assuming any smoothness requirement on
the interface, but only Lipschitz-continuity. Furthermore, and differently from the analysis in [14] for
the elasticity problem, we are also able to extend the second coupling procedure to the 3D Stokes
problem by providing a direct proof of the required coerciveness property, that is without argueing by
contradiction, and by using the natural norm of each space instead of mesh-dependent norms. Our
results here can be easily extended to the 2D and 3D Lamé systems.

The rest of this paper is organized as follows. In Section 2 we introduce the exterior boundary value
problem of interest by describing it as the transmission problem between the non-homogeneous Stokes
equation (holding in a bounded annular domain ~) and the homogeneous Stokes equation (holding in
an unbounded exterior region Q). The incompressibility condition is employed here to eliminate the
pressure so that the stress tensor and the velocity vector become the main unknowns of the resulting
transformed problem. The dual-mixed formulations in 2~ for different boundary conditions on the
interior boundary of this region are derived in Section 3. Then, in Section 4 we recall the main aspects
and properties of the boundary integral equation approach as applied to the homogeneous Stokes
equation in Q7. Next, in Section 5 we derive and analyze the coupled variational formulations that
arise from the combination of the dual-mixed approach in Q= with the boundary integral equation
method in Q7. We first identify the solutions of the associated homogeneous problems and then
establish the well-posedness of the continuous formulations. In particular, the classical Johnson &
Nedelec procedure, which employs a single boundary integral equation and yields a non-symmetric
scheme, is extended to the present case by requiring only a Lipschitz-continuous coupling boundary.
In addition, the Costabel & Han approach, which makes use of two bounday integral equations and
leads to a symmetric formulation, is also successfully analyzed with the natural norms of the spaces
involved and through direct proofs of the required continuous and discrete coeciveness properties.
Finally, in Section 6 we consider the Galerkin schemes arising from the coupled formulations studied
in Section 5, and provide explicit hypotheses to be satisfied by the respective discrete spaces in order to
guarantee their corresponding solvability and stability. Moreover, concrete examples of finite element
and boundary element subspaces verifying those conditions are also identified here.

We end this section with some notations to be used below. Given any Hilbert space U, we denote
by U? and U3*3, respectively, the space of vectors and square matrices of order 3 with entries in U.
In particular, the identity matrix of R3*3 is I, and given 7 := (1), ¢ := ((i;) € R¥*3, we write as



usual

3

3
1
T = (15), trT = g Tii, T9 ::T—gtr(T)I, and T:¢ = g Tij Gij -
i=1 ij=1

Also, in what follows we utilize the standard terminology for Sobolev spaces and norms. However,
given a domain O, a closed Lipschitz curve %, and r € R, we simplify notations and define

H"(0) := [H"(0)]®, H(0) := [H"(O)]**3, and H"(X) := [H"()).

In the special case r = 0 we usually write L2(0), L?(0), and L?(T") instead of H°(O), H°(0O), and
HO(T"), respectively. The corresponding norms are denoted by ||+ |0 (for H"(O), H"(O), and H"(O))
and || - ||,r (for H"(I") and H"(T")). In addition, denoting by div the usual divergence operator div
acting on the rows of a tensor, we define the Hilbert space

H(div;0) = {r € L*(0): divr € L*(0)},
and the subspace
H(div;O) := {r € H(div; 0) : / trr = o} (1.1)
o
which are both endowed with the norm
. 1/2 .
ITlaw o = {I7l3o + Idivriio} ™ ¥7 € H(div;0).

Note that there holds the decomposition:

H(div;0) = H(div;0) @ Py(O)1, (1.2)

where Py(O) is the space of constant polynomials on O.

Finally, throughout the paper we employ 0 to denote a generic null vector, and use C and ¢, with or
without subscripts, bars, tildes or hats, to denote generic constants independent of the discretization
parameters, which may take different values at different places.

2 The boundary value problem

Let g be a bounded Lipschizt-continuous domain in R? with boundary Ty, let Q= be the annular
region bounded by I'g and another Lipschitz-continuous surface I' whose interior contains €y, and let
Ot = R?’\(QO U Q*) (see Figure 2.1 below). We consider a steady incompressible flow in the region
R3\Qg, under the action of external forces on 17, and are interested in determining the velocity, the
pressure, and the stress of the corresponding fluid. More precisely, given f € L2(Q27), we seek a vector
field u, a scalar field p, and a tensor field o such that:

o = Zup =2pe(u) — pI and divu=0 in Q UQT,
dive = —f in @, dive=0 in QF, BC on Iy,
[u :=u” —u" =0 and [ov]:= (ov)” — (ov)" =0 on T,

u(x) = O(llx[|™") and p(x) = O(Ix|™) as x| = +oo,



where BC stands for a suitable boundary condition on I'y, which will be specified later on. Hereafter,
= is the stress operator acting on the velocity /pressure pair, p is the kinematic viscosity of the fluid,
e(u) := 1 (Vu+ (Vu)!) is the strain tensor (or symmetric part of the velocity gradient), v is the
unit normal on I'g and I" pointing inside O~ and Q7, respectively,

ut(x) = lim u(x) Vx eI,

xeQ*
and
(ov)F(x) == lim o(X)v(x) Vx e I'.

X=X

xecQFf

Figure 2.1: Geometry of the problem.

Note that, thanks to the incompressibility condition given by divu = 0 in Q~ U QT there holds
dive = pAu — Vp in Q U QF, which means that the second row of (2.1) becomes the non-
homogeneous and homogeneous Stokes equations in 2~ and QV, respectively. However, since we are
going to apply a mixed variational formulation in 2~ and the associated boundary integral equation
approach in Q7, we need to keep o as an independent unknown.

Throughout the rest of the paper, and without loss of generality, we assume that = 1/2. Other-
wise, we just redefine p as p/2u and let ¢ = ZE[u,p] := e(u) — pI in Q° U QF, which yields the
datum f to be replaced by f/2u. In addition, it is easy to see, using that tre(u) = divu, that the
pair of equations

o = Z[u,p :=e(u) —pl and divu=0 in Q UQ",

is equivalent to

[1]

1
o = E[u,p] == e(u) — pI and p+§tra:O in Q" UQt, (2.2)
which can be rewritten as

1
o =e(u) and p + gtra' =0 in Q UQT. (2.3)



Consequently, from now on we replace our transmission problem (2.1) by the following:

1
0% = e(u) and p—{—gtrJ:O in Q" uUQt,

dive = —f in Q, dive=0 in QFf, BC on I, (2.4)

u :=u —u" =0 and [ov] = (ov)” — (ov)t =0 on T,

u(x) = O(lx||™") and p(x) = O(x|™*) as |lx|| = +oc.

Our aim throughout the following sections is to introduce and analyze several weak formulations of
(2.4), employing either the Johnson & Nédélec (see [40]) or the Costabel & Han (see [20], [37]) coupling
procedures, and taking into account the specific boundary condition on I'y. Since the pressure can
be computed in terms of the stress, we focus mainly on the approaches that do not include p as
an explicit unknown but only as part of o. In what follows we let v~ : HY(Q™) — HY2(007)
and v, : H(div; Q) — H~/2(9Q7) be the usual trace and normal trace operators, respectively, on
00~ := Ty UT. Similarly, given a fixed Lipschitz-continuous surface I'™ whose interior region contains
Qo U Q~, we let Q1 be the annular domain bounded by I' and I't, and let 4+ : H'(QT1) — HY2(D)
and ~} : H(div;Qtt) — H~/2(I) be the usual trace and normal trace operators, respectively, on
I'. In this way, the transmission conditions on I' can be rewritten in (2.4) as:

v (u) = 7"(u) and v, (o) = %(e) on T. (2.5)

3 The dual-mixed formulations in )~

We first proceed similarly as for the linear elasticity problem (see, e.g. [2], [22], [52]) and introduce in
the bounded domain 2~ the vorticity

DN |

X =
as an auxiliary unknown, where
L2e(@) = {m € LAQ): n° = —n}.
In this way, the constitutive equation relating u and o in {2~ becomes
0 = Vu—-—x in Q,

which, multiplying (tensor product :) by 7 € H(div ;™) and integrating by parts, yields

[ ootirt = tumeen + [wedive s [ x4 ppma @ =0, (62
where
P =7 (W) = 7" (w) € HYAD) 33

is an additional unknown, and, given S € {I', Ty}, (-,-)s denotes the duality pairing between H~/2(S)
and H'/2(S) with respect to the L?(S)-inner product. On the other hand, incorporating the equilib-
rium equation in 27 and the symmetry of the stress tensor o in a weak sense, we arrive at

/v-diva+/n:a: —/f-v V(v,n) € L(Q7) x L2, (Q7). (3.4)



3.1 Dirichlet boundary condition on I'y

We assume here that BC on I'g is given by the natural boundary condition
v (w) = g, € H(), (3.5)

whence (3.2) becomes

[ ootirt =i+ [ wdive [ xir——Gpmedn, 69
for each 7 € H(div;Q7).
Then, we introduce the spaces
Xp = H(div;Q7) x HY2(), Yp := L*(Q7) x L% . (Q7), (3.7)

endowed with the product norms, and let ap : Xp x Xp — R and bp : Xp Xx Yp — R be the
bilinear forms given by

ap((@, @), (1,9)) = / ot 78— (o () V(o) (rw) € XpxXp,  (35)

and
bp((T,v),(v,n)) = /_ v-div T + /_ n:T V((r,%¢),(v,n)) € XpxYp. (3.9)

Also, we let Fp € X/, and Gp € Y/, be the linear functionals given by the right hand side of (3.6)
and (3.4), respectively, that is

Fp(r,¢) = — (v, (7).8,)r, V(r,¢) € Xp, (3.10)
and

Gp(v,m) = —/ f-v V(v,n) € Yp. (3.11)

Then, collecting (3.6) and (3.4), we find that the dual-mixed formulation in ™ can be stated as: Find
((0’, ‘P)a (u7 X)) € XD X YD such that

aD(("a‘P)? (T7¢)) + bD((T7¢)7 (u7 X)) = FD(T,¢) V(Tv'lp) €Xp,
bp((o, ), (v.n) = Gp(v,n) V(v.,n) €Yp.

(3.12)

Note, however, that the above is clearly an incomplete variational formulation since it actually concerns
four unknowns satisfying only three independent equations. In other words, though the bilinear forms
ap and bp are originally defined in Xp x Xp (cf. (3.8)) and Xp x Yp (cf. (3.9)), respectively,
the first equation in (3.12) does not really involve the test function . In Sections 4 and 5 below we
complete this formulation through the application of the boundary integral equation method in the
unbounded exterior domain Q7.



3.2 Non-homogeneous Neumann boundary condition on T,

We assume now that BC on I'y is given by the essential boundary condition
% (@) = gy € H (), (3.13)
which is imposed weakly as
(v (0),8)r, = (8y. &1, V&€ HYX(Ty). (3.14)
Then, introducing the further unknown
A=y (u) € H/2(T), (3.15)

we find that (3.2) becomes

/ ot — (v (1), o)r + / u-div 7 +/ X T + (7, (7), A\, =0 (3.16)
for each 7 € H(div;7), whence X constitutes the Lagrange multiplier associated with (3.14).
Next, we let Xy = Xp (cf. (3.7)), ay = ap (cf. (3.8)), define the space
Yy = L3(Q7) x L2.,(Q7) x HY2(Iy), (3.17)

endowed with the product norm, and introduce the bilinear form by : Xy X Yy — R given by

ba((r ), (v ) i= [ vedive [ mir s (p) € (3.18)

for each ((7,%),(v,m,€)) € Xy x Yy. Also, we let Fy € X'y and Gy € Y/ be the linear
functionals given by

Fy(r,¢) :=0 V(r,¢) € Xn, (3.19)
and
Gavm) = = [ Fov (gl Vg € Ya. (3.20)

Then, collecting (3.16), (3.14), and (3.4), we find that the dual-mixed formulation in Q= can be stated
as: Find ((o, ), (u,x,A)) € Xy x Yy such that

aN((O'v‘P)a (77¢>) + bN((T7¢)7 (u7X7)‘)> = FN(T7’¢)) V(Tv'(»b) € Xy,

(3.21)
bN((Ua¢)>(V7na$)) = GN(VanaE) V(Vﬂ?,g) GYN-

3.3 Homogeneous Neumann boundary condition on [,
When the Neumann boundary condition (3.13) is homogeneous, that is if g,, = 0, then there is no
need of including the additional unknown X (cf. (3.15)). In fact, we just introduce the space

Ho(div;Q7) == {7’ € H(div;Q27): ~,(r) =0 on FO}, (3.22)
and redefine X, Y, and by, respectively, as

Xy = Hy(div; Q™) x HY2(I'), Yy := L2(Q7) x L., (7)), (3.23)



and
by((T,%),(v,n)) = /V'diVT + /n:T V((r,v),(v,n)) € Xy xYyn. (3.24)

Then, letting Fy € Xy and Gy € Yy be the linear functionals given by
FN(Tvllnb) =0 V(Ta'lb) € XN> (325)

and
Gn(v,m) = —/ f-v V(v,n) € Yn, (3.26)

we find in this case that the dual-mixed formulation in Q= becomes: Find ((o, ¢), (u,x)) € Xy X YN
such that

an((a,¢), (T,9)) + by((1.9),(u,x)) = Fn(r,9) V(r,9) Xy,
bN((0790)7 (Van)) = GN(V,’I’[) V(V,”]) €EYyn.

An analogue remark to the one given at the end of Section 3.1 is valid here. In fact, it is clear
that (3.21) and (3.27) constitute incomplete variational formulations since they concern five and four
unknowns satisfying only four and three independent equations, respectively. Hence, similarly as we
did for (3.12), we now announce that (3.21) and (3.27) will also be completed in Sections 4 and 5 by
applying the boundary integral equation method in the unbounded exterior domain Q.

(3.27)

4 The boundary integral equation approach in Q"

We begin by recalling from (2.4) that in Q7 there hold the homogeneous Stokes equations with decay
conditions at infinity given by

u(x) = O(lx||™") and p(x) = O(x[|™*) as |lx|| = +oc.

Hence, following [39, Chapter 2], our aim in this section is to apply the Green’s representation formulae
to express the velocity u and pressure p of the fluid in Q7 in terms of the Cauchy data on I'. For this
purpose, we first let £ and ) be the fundamental velocity tensor and its associated pressure vector,
respectively, which, using that u = 1/2, become (see [39, eq. (2.3.10)]):

_ 1 1 (x—y)(x—y)*
Beey) = 17 { TR R~ } VXEY, 4.1
and . .
Qlx,y) = —Vy <”X_y”) Vx#y. (4.2)

In addition, we let (S,D) and (®,II) be the pairs of simple and double layer hydrodynamic potentials
for the velocity and the pressure, respectively, that is

Sp(x) = [ Bxy)ply)dsy  Vx g T, Vpe HD), (4.3)
Dy .

Dy | Dow | Dt = [ {ERx ) -0 m) v,
D3

vx ¢TI, Ve e HY2D),

9



where E;(x,y) is the i-th column of E(x,y) and Q;(x,y) is the i-th component of Q(x,y),

/Q x,y)-ply)ds, Vx¢gT, Vpec H VD), (4.5)

and

— [V Qy)ry) wds,  Yx g, v HAD. (1)

It is important to recall here that, for each p € H~Y2(T) and for each ¢p € HY?(T'), the
velocity /pressure pairs (S p, ® p) and (D 4, [1)) satisfy the homogeneous Stokes equations in R3\I'.
In addition, the main continuity properties of S, D, ®, and II are summarized in the following lemma.

LEMMA 4.1 The hydrodynamic potentials define the following bounded linear operators:
S:H V) — HL(97:A)x HY , (QF,A),
D : H'2(I)  — Hy (Q7:4) x H 1, (27, 4),
®: H™Y2(I) — L2(Q7)x L¥Q'),
II: HY2(I) — L%Q7) x L2(QY),
where
Hy (27;A) = {ve H'(Q): divv=0 in Q and Av € I:Ial(Q_)},
Hi10e(QT,A) = {v e HL(QT): divv=0 in Q" and Av e (H, ()},
and PNIEI(Q_) 18 the orthogonal complement in (Hl( ) of{v € (Hl(Q )) : suppv C F}.

Proof. 1t follows by combining analogue continuity properties for the Lamé system and the Laplacian.
We refer to [39, Lemmas 5.6.4 and 5.6.6] and [41, Theorem 3.3] for details. O

We now let V, K, K* and W be the boundary integral operators of the simple, double, adjoint
of the double, and hypersingular layer hydrodynamic potentials, respectively. Actually, the following
lemma establishes their implicit definitions in terms of the traces and normal traces of those potentials.
Hereafter, I stands also for a generic identity operator.

LEMMA 4.2 The operators S, D, ®, and II satisfy the following trace properties:

vH(Sp) =7 (Sp) =Vp Vpec H D), (4.7)
<i;I + K) Vi € HYA(T), (4.8)

7 (B[S p,®p]) = (q:;I + K) p VpeHHD), (4.9)

v ED,y]) = v, (EDy,Oy)) = -We¢ V¢ € HA(T). (4.10)

10



Proof. Tt follows from analogue properties for the Lamé system and the Laplacian (see [39, Lemma

5.6.5] for details).

Note that as a consequence of (4.7) - (4.10) there hold the following jump conditions:
[(Sp) ==~ (Sp) — 7 (Sp) =0 Vpe H VD),
N(D$)] ==y (Dy) — 7 (D) = —¢ V¢ € H/(I),

v (ESp. @ pl) =7, (E[Sp,2p]) — 7 (E[Sp.®p]) =p Vpe H VD),
o (ED %, T19]) = v, (ED o, 1¢]) — 7/ (D, M) =0 Ve € HYAT).
In addition, (4.7) - (4.10) also yield in particular (cf. [39, eqs. (2.3.15) and (2.3.30)])

Vo) = Sp(x) = [ Blxy)ply)ds,  Vx eT. Vpe H D).

3

(x—y)-v(y) (x—y) ¥(y)) (x—y)

CAm o |x —yl°
vxel, V¢ e H/AD).
In turn, we refer to [39, egs. (2.3.30) and (2.3.31)] for the explicit definition of W.

K(x) : dsy

O

(4.11)

(4.12)

(4.13)

(4.14)

(4.15)

(4.16)

Furthermore, some of the main properties of V, K, K*, and W are collected next. To this end,
given O C R? and £ € NU {0}, we now let P;(O) be the space of polynomials of degree < ¢ on O,

and let RM(O) be the space of rigid motions in O, that is
RM(0) := {z: z(x)=c+dxx Vx€O; c,d€R3}.
Also, we introduce the spaces

H,'2(1) == H VA1) Py(D) v

{P e H'?M): (v,p)_1jor = 0}

and

Hy*(r) == HY21)/RM(T) = {w € H2T):  (r,¢)ior =0 ¥r € RM(T)}

where (-,-) _1/or and (-, )1 /o are the inner products of H~'/2(T") and H'/2(T"), respectively

LEMMA 4.3 The following boundary integral operators are linear and bounded:
V:HY2T) — HYXD),
K : H/2T) — HY*D),
K': HV2(I) - H VYD),
W H/2T) — HYXD).

In addition, V and W are selfadjoint,

ker (V) = ker (;1 - Kt> — P(M)v,  ker(W) = ker <;I+ K> — RM(I),

11

(4.17)
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and there exist a1, a9 > 0 such that

(0, Vo) > arllpl?,pr Vo € HyA(D) (4.19)

and

(Wep)r > az |93 r Yo € HY* (D). (4.20)

Proof. As in Lemma 4.1, the proof of (4.17) follows by applying analogue continuity properties for
the Lamé system and the Laplacian (see [39, Lemma 5.6.4] and [41, Theorem 3.7] for details). For
the characterization of the kernels and the proofs of (4.19) and (4.20), we refer to [39, Theorem 2.3.2]
and [39, Lemma 5.6.13], respectively. O

Note that thanks to the properties of V and W, and the decompositions
H'/2T) = Hy/*(T) @ Py(T)v and HY2() = HY*T) @ RM(T), (4.21)
the inequalities (4.19) and (4.20) are equivalent to
(o Vo)r > allpolior Vo€ H'/2(T) (4.22)

and
(Wep,)r > @z ||l pr Vb € HYA(D), (4.23)

where, given p € HV2(I') and ¢ € HY2(I'), we write p = p, + cv and ¢ = 1, + r, with
po € Hy'/2(), c € R, 9y € HY*(T') and r € RM(T).

On the other hand, we have the following technical result.

LEMMA 4.4 There holds
(W, ) = [le(D9)[frap Voo € H/A(I). (4.24)
Proof. Given ¢ € HY?(T'), it follows from (4.10) and (4.12) that
(Wep,9)r = (=75 (ED%,11¢)), 7" (D) — v (De))r
= (% (ED%,109]),7y(DY))r — (v (ED %, 14]), 7" (D))r.

Next, integrating by parts in 2 := QU Q™ and recalling that the velocity /pressure pair (D 4, 1))
satisfies the homogeneous Stokes equations, we find that

(i (ED.T19]).7~(D)r = [ VD ZDw.119] + [ Dy div Z[Des.TTy)
~ [ vDu:{emy) - 1y1} = [ VDG DY) = [eD )0
Q Q

Similarly, integrating by parts in Q%, noting that v points inward QF, and using additionally the
conditions at infinity, we deduce that

— (7 (ED %, 04]), 7" (D¥))r = leD )5+

which, together with the previous identity, yields (4.24) and ends the proof.
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We now go back to the homogeneous Stokes equations in Q7. In fact, according to the Green’s
formulae provided in [39, Section 2.3.1], we have the representations

u=-Sv (o) +DyT(u) in QF, (4.25)
and
p=—®yf(o) + Iy (u) in QF. (4.26)

Therefore, evaluating the operators v and v, in u and o = Z[u, p|, respectively, with u and p given
by (4.25) and (4.26), and applying the trace properties given by Lemma 4.2, we arrive at the following
boundary integral equations:

() = = Vol(o) + (;I + K) ¥ (u) on T, (4.27)
and )
vi(e) = (21 - Kt> (o) — Wayt(u) on T. (4.28)

Moreover, thanks to the transmission conditions (2.5) and the introduction of the additional unknown
@ (cf. (3.3)), the above equations become:

1
¢:—V7;(0)+(2I+K><p on I', (4.29)

and )
W + <2I+Kt> 7, () =0 on I. (4.30)

5 The coupled variational formulations

In this section we combine the dual-mixed approach in Q= (cf. Section 3) with the boundary integral
equation method in Q% (cf. Section 4) to derive and analyze coupled variational formulations for the
transmission problem (2.4).

5.1 J & N coupling with homogeneous Neumann boundary conditions on I';

Here we follow the Johnson-Nédélec coupling method (see [12], [40]) and incorporate the single bound-
ary integral equation (4.30) into the dual-mixed variational formulation in Q= given by (3.27), which
considers the homogeneous Neumann boundary condition v, () = 0 on I'y. More precisely, we
test (4.30) against ¢ € H'/2(I') and add the resulting equation to the first equation of (3.27) thus
yielding a redefinition of the bilinear form ay = ap (cf. (3.8)). In this way, our coupled variational
formulation reads as follows: Find ((o,¢), (u,x)) € Xn X Y such that

ay((a,¢),(T.9)) + by((1,9),(0,x)) = Fn(r,¢) V(T,¢) € Xy,
by((o,¢), (v,m)) = Gun(v,m)  V(v,n) € Yy,

(5.1)

where

Xy = Ho(div;Q7) x H2T), Yy = LX(Q7) x L2, (), (5.2)
ay: Xy x Xy —R and by : Xy x Yy — R are the bounded bilinear forms defined by

ot irt ot (W + (314K ) %@h) ~umer 63

T

an((0,9), (1,)) = /
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and

by ((T,%), (v,n)) = /QV'diVT—I—/T)ZT, (5.4)
and Fy : Xy — R and Gy : Yy — R are the bounded linear functionals given by
Fn(r,) =0, (5.5)
and
Gny(v,m) = — /_f-v, (5.6)

for all (o, ), (7,7%) € Xy and for all (v,n) € Yy.

We now observe from (5.4) that the bounded linear operator induced by by, say By : Xy — Yy,
is given by By((7,%)) := (div 7, 3(7 — 7%)) for any (7,%) € Xy. If follows easily that V, the
kernel of By, reduces to

Vy = {(T,l,b) €Xy: 7=7" and divT =0 in Q_}.
The following lemmas, which establish a positiveness property of ay on V and an inf-sup condi-

tion for by, are crucial for the forthcoming analysis.

LEMMA 5.1 There holds
av((r), (r ) > s {17 B + (Wewie ) Vire) € Vi, (57)
Proof. Given (7,1) € Vy we have from (5.3)

an((r ) (r) = [P + W + (=514 K) 2 (r)w)

r

— P + (W + () (-3 +K) 9)

r

which, thanks to (4.8), can be written as

an((T,9), (7,9)) = |T°[50- + (Web,gh)r + (3 (7),7 (D)), - (5.8)
Hence, integrating by parts in 2~ and using that v, () = 0 on I'g, we find that

) e = [
= / e(D1,b):T:/ e(Dz,b):Td,
where the free-divergence and symmetry properties of 7, together with the incompressibility condition

satisfied by D 1), have been utilized in the last two equalities. In this way, replacing (5.9) into (5.8),
and then applying Cauchy-Schwarz’s inequality and the identity (4.24), we deduce that

{VD¢:T+D¢'diVT} 59)

on((r, ), () = [Tl + (W) + [ e(D): 7
> IR + (W — 5 leD g
> LR+ (Wi — g [e(D %] oy
= IR + 5 (W,
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which finishes the proof.

LEMMA 5.2 There ezists f > 0 such that for any (v,n) € Yy there holds

b (. %), (v, )
)y - 5.10
P T e 2 Pl (5.10)

Proof. Tt reduces to show that the operator By is surjective. In fact, given (v,n) € Yy, we let
z be the unique element in HL(Q7) := {W € HY(Q7): w =0 on I, whose existence is

guaranteed by the Korn inequality and the Lax-Milgram lemma, such that
/ e(z):e(w):—/ VW — n:Vw Vw € HL(Q7).
_ _ -

Hence, defining 7 := e(z) +n € L*(Q7), we deduce from the above formulation that div 7 =
in Q7, which shows that 7 € H(div;7), and then that 7, (7) = 0 on I'y. In this way, T €
Ho(div;Q7) and it is easy to see that By ((7,0)) = (v,n), which ends the proof.

Note that the fact that by((7,%), (v,mn)) does not depend on 1 guarantees that the inf-sup
condition (5.10) can also be rewritten as

Sup bN((T¢O)7 (Van))
reHo(div:o-ngor (T ¥)llxy

> Blvimlyy  Y(v,n)€Yn. (5.11)

We now begin the solvability analysis of (5.1) by identifying previously the solutions of the asso-
ciated homogeneous problem.

LEMMA 5.3 The set of solutions of the homogeneous version of (5.1) is given by

{((a,cp),(u,x)) = ((0,2r),(,V2)): z¢ RM(Q—)}.

Proof. Let ((o,¢), (1,x)) € Xy x Y be a solution of (5.1) with f = 0. It is clear from the second
equation that (o,¢p) € Vy, thatis ¢ = o* and dive = 0 in Q7. Then, taking in particular
(t,9%) = (o, %) in the first equation, and then applying the inequalities (5.7) (cf. Lemma 5.1) and
(4.23), we find that

1 1 a2
0 =an((a,9),(0,9) > 5{”0"1‘%,9* + <W‘Pv‘P>F} > 5”‘7(1”%,9* + ?H‘POH%/ZIU
which gives ¢ = 0 in Q= and ¢, = 0 on T, that is ¢ = z|p, with z € RM(Q™). In turn, the
conditions satisfied by o, namely dive = 0 and o = 0 in Q~, together with the fact that v, (o) = 0

on ['g imply that o = 0. Next, taking b = 0 in the first equation of our homogeneous problem, and
then integrating by parts in 27, we obtain that for any 7 € Hy(div;Q7) there holds

0 = by((7,0),(u,x)) — (v, (7),¢)r = by ((7,0), (u,x)) — (7, (7),2)r

= by (7.0 (0x) = [ aedive = [ Vair = by((r.0).(a=2x - Va),
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which, thanks to the inf-sup condition (5.11), gives (u,x) = (z,Vz). Conversely, it is easy to see,
in particular using that ker (W) = RM(T") (cf. (4.18)), that for any z € RM(Q7) the element
((o,¢), (u,x)) = ((0,2]r), (z, Vz)) solves the homogeneous version of (5.1).

g

According to the above lemma and the decomposition HY/?(T") = Hé/2 (T) & RM(T) (cf. (4.21)),
and in order to guarantee the unique solvability of the coupled problem (5.1), we now look for the
solution ((o, ¢), (u,x)) in the space Xy x Yy, where

Xy = Ho(div; Q™) x HY*(T). (5.12)

1
In turn, it is easy to see, using that (W ¢, ¥)r = (W 4, ¢)r and that ker(W) = ker (2 I+ K> =

RM(T') (cf. (4.18)), that the ocurrence of the first equation of (5.1) can be equivalently established for
any (7,1) € Xy. As a consequence, and instead of (5.1), we now seek ((o, ), (u,x)) € Xy X Yy
such that

an((o,9), (T,%)) + by((T, %), (0,x)) = Fn(r,¢) V(1 ¢) € Xy,
bN((O'7(p),(V7’r])) = GN(VJT’) V(Vﬂ?) €Yn,

(5.13)

The following two lemmas are needed to show the well-posedness of (5.13). They make use of the
decomposition defined by (1.1) and (1.2), which says in this case that each 7 € H(div;Q7) can be
written in a unique way as 7 = 79 + d I, with 79 € H(div;Q7) and d € R.

LEMMA 5.4 There exists ¢c1 > 0, depending only on 7, such that
H,,_d||(2)’97 + [|div TH(Q)’Q, > HTOH(Q)’Q, V7 e H(div; Q7). (5.14)

Proof. See [3, Lemma 3.1] or [11, Proposition 3.1, Chapter IV].

O
LEMMA 5.5 There exists co > 0, depending only on Q~, such that
ITollaiv.0- = clTliv.a V7 € Ho(div; Q7). (5.15)
Proof. See [30, Lemma 4.5].
O

We are now in a position to establish the main result of this section.

THEOREM 5.1 Given f € L2(Q7), there exists a unique ((o,9),(u,x)) € Xy x Yy solution to
(5.13). In addition, there exists C > 0 such that

1((, ), (W, x))[xxxvy < Clifllogo--

Proof. Tt reduces to verify the hypotheses of the classical Babuska-Brezzi theory. The boundedness
of ay and by was already noticed at the beginning of this section. Also, we observe that Lemma 5.2
establishes the required inf-sup condition for by. Next, because of the replacement of the space Xy
by Xn (cf. (5.12)), the kernel of the operator induced by by : Xy X Yy — R becomes now

Vy = {(’T,’l,b) € Ho(div:Q ) x H/’(T): 7 =7° and divr =0 in Q—}.
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Hence, applying (5.7) (cf. Lemmas 5.1), (5.14) (cf. Lemma 5.4), (5.15) (cf. Lemma 5.5), and (4.20)

(cf. Lemma 4.3), we deduce that for any (7,%) € Vy there holds
1
an((m,9), (m,9)) = 3 ||Td||09 + 5 (Wad)r > ||TO||OQ +35 <W1l) Y)r
01 C2
= || OHdva + 5 <W¢ 77b> 2 ||T||d1VQ + ||¢”1/2F’

which proves that ay is \Y, n-elliptic. In this way, the proof is completed by applying the corresponding
result from the above mentioned theory (see, e.g. [11, Theorem 1.1, Chapter II}).
O

Notice that the result provided by the previous theorem constitutes the natural extension of the
continuous analysis developed in [43], which in turn adapts and modifies the main ideas from [47], to
the present mixed formulation of the three-dimensional exterior Stokes problem. Furthermore, it is
important to remark at this point, as shown in the proof of Lemma 5.1, that the V y-ellipticity of ay,
which is certainly needed for the well-posedness of (5.13), does require that the component 7 of each
pair (7,%) in Vy be free-divergence and symmetric. In particular, recall that the symmetry of 7 is

employed to replace VD : T by / e(D ) : 7 in equation (5.9), which constitutes a crucial

Q
identity for the remaining part of the proof. Analogously, for the analysis of an associated Galerkin
scheme, one would need to show that ay is elliptic at the discrete kernel of by, which is given by

\N/'N’h = {(Th,¢h) € XN,h = Hj g x H;‘;O: /Q v -divr, =0 Vv, € Ly

and / Thim, =0 VnheL%},

where HY o, Hf ), L, and LY are finite dimensional subspaces of Ho(div; Q") H}/*(I'), L*(Q7), and
L2, .. (27), respectively. Nevertheless, while it is possible to choose these subspaces so that the discrete
inf-sup condition for by is satisfied and the first equation defining VN,h yields the components 7,
of the pairs (71,,%;,) € \NfN,h to be free-divergence, no subspaces implying additionally the symmetry
of these components from the second equation defining \Y% ~,n are known (at least, up to the authors’
knowledge). In order to overcome this difficulty, one could consider Galerkin schemes for the simplified
continuous formulation that arises from (5.13) after eliminating the vorticity unknown :x, which means
that one looks, from the beginning, for a symmetric stress tensor o. The recent availability of new
stable mixed finite element methods for linear elasticity with strong symmetry allows for the choice
of concrete finite element subspaces towards this purpose (see, e.g. [5], [1]). But, due to the high
number of local degrees of freedom involved, this procedure is still a bit prohibitive. Alternatively,
instead of proving the \N/'N’h—ellipticity of ap, one could try to show that this bilinear form satisfies
the discrete inf-sup condition on \7N,h7 hoping that the symmetry property in question is not needed
along the way. However, this idea is rather an open question that needs to be further investigated.
In the present paper we suggest a different approach which makes no use of any strong symmetry
property of the discrete tensors. More precisely, we show below in Section 6.1 that, under a suitable
assumption on the mesh sizes involved, ay does become uniformly strongly coercive on the discrete
kernels of by.

On the other hand, another technique that certainly avoids the need of any symmetry condition,
neither for the continuous nor for the discrete kernels of by, is based on the incorporation of both
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integral equations (4.29) and (4.30) into the respective variational formulation. This coupling method,
known as the Costabel & Han procedure and denoted C & H in Section 1, is analyzed with Dirichlet
and Neumann boundary conditions on I'y in the forthcoming sections.

5.2 C & H coupling with Dirichlet boundary conditions on I'j

We now follow the Costabel & Han coupling method (see [20], [37]) and incorporate the boundary
integral equations (4.29) and (4.30) into the dual-mixed variational formulation in Q~ given by (3.12),
which assumes the Dirichlet boundary condition 7~ (u) = g, € HY/ 2(Ty) on T'y. More precisely,
we replace ¢ in the first equation of (3.12) by the right hand side of (4.29), and simultaneously
add (4.30) tested against @ € HY2(I') to the same equation, thus yielding a redefinition of the
bilinear form ap (cf. (3.8)). In this way, our coupled variational formulation reads as follows: Find
((,¢),(u,x)) € Xp x Yp such that

ap((a,¢), (7,%)) + bp((T,%),(w,x)) = Fp(r,¢) V(r,9)eXp,

(5.16)
bD((Ua‘P)a (van)) = GD(Van) V(Vﬂ?) € YD7
where
Xp = H(le,Q_) x Hl/z(r)a Yp = Lz(Q_) X szew(Q_>7
ap: XpxXp—R and bp : Xp Xx Yp — R are the bounded bilinear forms defined by
1 _
aD((U7<P)7 (Tv¢)) :_/ ot 7d + <W907¢>F + <<2I + Kt) T (U)7¢>
B ) r (5.17)
+ (1 (1), Vv, (a))r — <7;(7-), (21 + K> <P>
r
and
bp((T,v), (v,n)) = / v-div T + / n:T, (5.18)
- _
and Fp : Xp - R and Gp : Yp — R are the bounded linear functionals given by
FD(T>¢) = <7;(T)7gD>F0 ) (519)
and
Gp(v,m) = —/ f-v, (5.20)
0

for all (o, ¢), (T,9) € Xp and for all (v,n) € Yp.
We first let Vp be the kernel of the bounded linear operator induced by bp (cf. (5.18)), that is

Vp ::{(T,I/J)EXD: T=7" and divT =0 in Q_},

and identify the solutions of the homogeneous problem associated with (5.16).

LEMMA 5.6 The set of solutions of the homogeneous version of (5.16) is given by

{((@.0),(0x) = (0,2),(0,0): 2 RMT)}.
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Proof. Let ((o-,cp), (u,x)) € Xp x Yp be a solution of (5.16) with g, =0 onIpand f = 0in Q™.
It is clear from the second equation that (o,¢) € Vp, that is ¢ = o and dive = 0 in Q.
Then, taking in particular (7,%) = (o, ) in the first equation, recalling that K* is the adjoint of K,
and then applying the inequalities (5.14) (cf. Lemma 5.4), (4.23), and (4.22), we find that

0 =ap((a,¢)(0,9) = llo%5a- + (We,hr + (v,(0), V7, (o))r
(5.21)

2 CIHUOH(Q),Qf + HSOOH%/Q,F + ax ‘|7;(0')0H2—1/2,Fa

where o = ¢ + cI, ¢ = @y + 2z, and 7, (0) = 75 (o) + dv, with ¢ € H(div;Q™), ¢ € R,
Yo € H(l)/2(F), z € RM(I), v, (o) € H51/2(F), and d € R. In particular, it follows that o9 = 0
in Q7 and ¢, = 0 on I', which yields ¢ = ¢I and ¢ = z. As a consequence, and using the
characterization of the kernels of V and W given by (4.18), we find that the first equation of the
homogeneous (5.16) becomes

cv,¥)r + bp((T,9),(u,x)) =0 V(r,9) € Xp.

Then, taking ¥» = 0 in the above equation, and using the inf-sup condition (5.11), which is possible
in this case thanks to the inclusion Hy(div;Q7) C H(div;Q7) and the fact that the expressions
defining by and bp coincide, we deduce that (u,x) = (0,0). In this way, we obtain that for any
P € H1/2(F) there holds ¢ (v,¥)r = 0, which necessarily implies that ¢ = 0, and thus o = 0.
Conversely, it is not difficult to see, using again the characterization of ker (W) (cf. (4.18)), that for
any z € RM(T), ((o,¢),(u,x)) = ((0,2),(0,0)) solves the homogeneous version of (5.16).

]

Similarly as for the analysis in Section 5.1, and in order to guarantee the unique solvability of the
coupled problem (5.16), we now look for the solution ((o, ¢), (u,x)) in the space Xp x Y p, where

Xp = H(div; Q) x HYA(T), (5.22)
which yields the kernel of the operator defined by bp : X p X Yp — R to become
VD::{(T,w)GXD: T=71" and divrT =0 in Q*}.

In turn, thanks again to the characterization of the kernels (cf. (4.18)) and the symmetry-type property
of W, we deduce that it suffices to require the first equation of (5.16) for any (7,) € Xp. Therefore,
instead of (5.16), we now look for ((o, ), (u,x)) € Xp x Yp such that

ap((a, ), (1,%)) + bp((T,%),(w,x)) = Fp(r,¢) V(r,9) € Xp,
bD(("?‘P)?("?”)) = GD(Van) V(Van) € Yp,

Note, according to the definition of ap (cf. (5.17)) and the identity V(v) = 0 (cf. (4.18)), that
for any ¢ € R there holds ap((cI,0),(cI,0)) = 0, which proves that ap is not V p-elliptic. However,
the following lemma establishes the weak-coerciveness of ap on this kernel.

(5.23)

LEMMA 5.7 There exist C1, Co > 0 such that

sup |aD(H((U’(P)’(T’¢))| > Cil(o,9)llx, V(o,9) € Vp (5.24)
(ra))EVD\{0} T ¥)lxo
and
sup lap((T,%),(o,¢)) | > Gy (e, )%, V(o,p) € Vp. (5.25)
(T,qp)e{/D\{o} H(T,’lb)”XD
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Proof. We first proceed as in the derivation of (5.21) to deduce, again using that K* is the adjoint of
K and applying the inequalities (5.14) (cf. Lemma 5.4), (4.23), and (4.22), that

aD((O’,(P),(O',QO)) > O{ ||0-0||(2iiv;§2* + ||<P”%/2,F} V(O’,(p) € {[D’ (526)

where, given (o, ) € Vp, weset 0 = oo + dI, with o € ]ﬁl(div;Q*) and d € R. Next, similarly
to the proof of [14, Theorem 2.1] (see also [34, Lemma 2.2] or [35, Lemma 4.3]), we suppose by
contradiction that there does not exist any constant C7 > 0 such that (5.24) holds. This implies, in
particular, that for any m € N there exists (o, ¥,,) € Vp, 0m = omo + dyn I, with oo €

H(div;Q7) and d,, € R, such that

l(em, em)lixy, = lomollii.o- + nlQ7[d5 + llenlipr =1 (5.27)
and
ms m/? ? 1
Iy Ap(mpm)lxy = s 1220E@menk @ODL Ly oy (50
(T.4)EV p\{0} H(Ta"wb)”XD m

where ITp : Xp — Vp is the orthogonal projector and Ap : Xp — Xp is the bounded linear operator
induced by ap. Then, employing (5.26) and (5.27), we deduce that

C{llomold - + lemlzrl } < ap(@m, @), (@ms 1)

aD((O'ma Qom)v (O-ma Som))
= < HHD AD(Um,(Pm)HX ’
[(om, em)llxp 7

which, according to (5.28), yields

. 2 ; 2
n%gnoo lomollgiv.0- = 77llgnoo||‘Pm||1/2,F =0,

and hence lim d2, = It follows that there exist a subsequence {d%)}mGN C {dm}men and

m—o0 n|Q_|

m—o0

lim (o), @) = lim (o) + di) 1 el)) = (dL0).
m—0oQ m—0o0

This convergence together with the continuity of the operator IIp Ap and the estimate (5.28) imply
that IIp Ap(dI,0) = (0,0), that is
ap((d1,0),(r,9)) =0  ¥(r.9) € Vp. (5.29)

However, choosing any ¢ € H'/2(I') such that (V,QZ>F # 0, and writing ¥ = 1;0 + r, with
Py € H(l)/Q(F) and r € RM(I"), we find, using also the characterization of the kernels (cf. (4.18)),
that

ap((dL,0),(0,dv,)) = <<;I + Kt> dv,d1,~b0>r = <<;I + Kt> du,dJ)>F = & (v, P)r,

which contradicts (5.29), thus completing the proof of (5.24). In turn, for the inf-sup condition (5.25)
it suffices to see that ap((7,%), (o, ¢)) = ap((o, —p), (7, —1)) and then apply (5.24).
O

The well-posedness of (5.23) can now be established.
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THEOREM 5.2 Given g, € HY?(Tg) and f € L2(Q7), there exists a unique ((o,¢), (u,x)) €
Xp x Yp solution to (5.23). In addition, there exists C > 0 such that

I((@.), () Ixoxvs < C{ lgollinr, + I€loa- |-

Proof. 1t is clear from the beginning of the section that ap and bp are bounded bilinear forms. In
addition, the continuous inf-sup condition for bp : XpxYp — R follows straightforwardly from (5.11)
by noting that the expressions defining bp (cf. (5.18)) and by (cf. (5.4)) coincide and that certainly
Ho(div;Q7) C H(div;Q7). Consequently, the proof is completed by applying the corresponding
result from the Babuska-Brezzi theory (see, e.g. [11, Theorem 1.1, Chapter II]).

O

It is important to notice here that the proof of the weak coerciveness of ap (cf. Lemma 5.7) is
not extensible, from a practical point of view, to the analogue discrete inf-sup condition required for
the stability of an associated Galerkin scheme. The reason is that, being this proof by contradiction,
there is no guaranty that the resulting discrete constant C7 be independent of the mesh size h. In
spite of this fact, this indirect argument was indeed utilized in [14, Lemma 4.3] for the analysis of the
coupling of mixed-FEM and BEM as applied to the elasticity problem. However, a mesh-dependent
norm had to be employed there instead of the usual norm of H(div;7), and it is not clear from
the proof whether the constants involved depend or not on h. In order to overcome this difficulty
in the present case, and inspired by a specific argument from the last part of the proof of Lemma
5.7, we provide next a direct proof of the weak-coerciveness of ap, which can be easily adapted to
the corresponding discrete analysis. Moreover, it is easy to see that the arguments utilized below in
Lemma 5.8 are applicable to the problem studied in [14] as well.

LEMMA 5.8 Let ¥ be an arbitrary but fized element in HY2(T) such that (v,¥)p > 0. Then, there
exists a > 0, depending explicitly on v, such that
sup ’aD((UaSO)v(T"w)) ‘

> all(e, ¢)lx V(o,p) € Vp. (5.30)
("'ﬂb)EVD\{O} ||(T7’(/))HXD D

Proof. We begin with the inequality (5.26) (cf. proof of Lemma 5.7), which establishes the existence
of C' > 0 such that

aD((a,cp),(a',go)) > 6||(0-0a30)||§([) V(U’QO) € iv/.Da (5'31)

where, given (o,¢) € \~7D, we set 0 = og + dI, with og € }ﬁl(div;Q_) and d € R. Next, we
let ¥, € H(l]/2(F) and r € RM(T') such that ¢ = 1y + r. Then, given a parameter § > 0 to be

choosen conveniently later on, we find, according to the definition of ap and the characterization of
the kernels of V and W (cf. (4.18)), that

ap((a,¢),(0,6dy)) = ap((d1,0),(0,5d,)) + ap((o, @), (0,5d )
= §d? (l/,;Mr + ap((do, ¥), (Ovddi))

3d* (v, )r — llapll [[(e0.#)lIx, 8ld| 19121

v

2
(a0, @)%, }
2€

v

~ ~ €
6d? (v, p)r — llapl| [$]l /206 { 5 d +

- € - 5 -
=5 {w.d)r = Slapl 1¥lhar } & = S laplBlyzr @0, 9k, -
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where ||ap]|| is the boundedness constant of ap. In this way, taking € := e
llapl1%ll1 /2,

s Jan | |13
an((0:9).(0.00%0) 2 S0 Pird — 5 — = (on. o),

, we obtain

which, together with (5.31), yields

(o9

~_5%

a((o,¢), (0,0 + ddihy)) > S, d)rd” + {C TR } (0. )k, -

\V]

(vap)r C

——r L we deduce that
lapl2 (19113 5 1’

Moreover, choosing § :=

o way )
(o), (oo + 0dde) = 58 VL2 oy o), 1> e gk, (5:52)
ol 1912,

and, in turn, it is clear that

(o, + ddepo)lx, < Cli(o,0)llxsp - (5.33)

where C and C' are positive constants depending explicitly on 1,~b Finally, it is straightforward to see
that (5.32) and (5.33) imply (5.30) with a := C/C.
O

5.3 C & H coupling with non-homogeneous Neumann boundary conditions on I,

Similarly as in the previous section, we now apply again the Costabel & Han coupling method (see [20],
[37]) and incorporate the boundary integral equations (4.29) and (4.30) into the dual-mixed variational
formulation in Q~ given by (3.21), which considers the non-homogeneous Neumann boundary condition
v, (0) = g, € H/2(T'y) on Ty. In this way, our coupled variational formulation reads as follows:
Find ((o, ), (u,x,A)) € Xy x Yy such that

aN((U7(ho)’ (’T,'l,b)) + bN((Taw)’ (uaX7)‘)) = FN(T7¢) V(T"‘/J) € Xn,

(5.34)
bN((UaSO)7 (Vﬂ%f)) = GN(anaé) v(van7£) € YNa
where
Xy = H(div; Q") x H/2T), Yy = L(Q7) x L3, () x H/*(Ty),
ay: Xy x Xy - R and by : Xy X Yy — R are the bounded bilinear forms defined by
ax((o.o) ()= [ otirt s+ Wowe + (314K ) wo)w)
- ) r (5.35)
+ V@ (. (31+K) e)
r
and
ba((r ). (v &) i= [ vedive+ [ mir ()6, (5.36)
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and Fy : Xy — R and Gy : Yy — R are the bounded linear functionals given by
Fy(r,¢) := 0, (5.37)
and
Ga(v.m) = = [ Fov+ (g bn,. (5.39)
for all (o, ), (T,%) € X and for all (v,n,€) € Yn.

We now observe from (5.36) that By : Xy — Yy, the bounded linear operator induced by by, is
given by

. 1 _
BN((Tv’l:b)) = (leTa 5(7- - Tt)aRO Tv (T)) V(Taw) € XN’
where R : H™'/2(I'g) — H'Y2(Ig) is the respective Riesz operator. Then, we begin the analysis

of solvability of (5.34) by proving next that by satisfies the continuous inf-sup condition, which is
equivalent to the surjectivity of By.

LEMMA 5.9 There exists § > 0 such that for any (v,n,€) € Yy there holds

b (%), (v.1.£)
ooy T [xy

> ﬁ ”(V7777£)||YN . (539)

Proof. We proceed as in the proof of Lemma 5.2. In fact, given (v,n,€) € Y, we let z be the unique
element in H{.(Q7) := {W cH(Q): w=0 on I }, whose existence is guaranteed by the
Korn inequality and the Lax-Milgram lemma, such that

[ e iem) =~ [ vow o [ Casvw e (ReUOA ), vw e HE@).

Hence, defining 7 := e(z) +n € L*(Q7), we deduce from the above formulation that div 7 = v
in Q~, which shows that 7 € H(div;Q"), and then that v, () = Ry '(£) on Ty. In this way, it is
easy to see that By ((7,0)) = (v,n, &), which ends the proof.

O
In what follows we let V y be the kernel of By, that is
Vy = {(r,w)eXN: T=7" and divr =0 in Q , and 7,(7) =0 on I‘O},
and establish a positiveness property of ay on V.
LEMMA 5.10 There exists a > 0 such that
an((r ), (r.9) = a{ I3 + olir }  V(r.9) € Vi, (5.40)

where, given (T,%) € V, we set T = 7o + dI, ¢ = Py + w, with 79 € Iﬁl(div;Q_), d € R,

Yo € HY*(T), and w € RM(T).

Proof. Let (1,4) € V. Then, recalling that K* is the adjoint of K, noting that = € Hy(div;Q7),
and then applying the inequalities (5.14) (cf. Lemma 5.4), (5.15) (cf. Lemma 5.5), (4.23), and (4.22),
we find that

an((T,9), (7,9)) = [T o + (W, ¥)r + (3, (7), Vy, (T))r
> alrolfa- + @llvoliar + @l (ol r (5.41)

> C1C2 ”T||(21iv Q- + d2 ||¢O||%/2,Fa
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which yields the required inequality (5.40).

The solutions of the homogeneous problem associated with (5.34) are identified next.

LEMMA 5.11 The set of solutions of the homogeneous version of (5.34) is given by

{((0.,0). (03 2) == ((0,2),(0,0,0)): 2 ¢ RM(T) }.

Proof. Tt follows similarly to the proof of Lemma 5.6. Indeed, let ((o, ), (u,x,A)) € Xy X Yy
be a solution of (5.16) with g, = 0 on I'g and f = 0 in Q7. It is clear from the second equation
that (o,¢) € V. Then, taking in particular (7,1) = (o,¢) in the first equation, and using the
inequality (5.40) (cf. Lemma 5.10), we find that

0 =ay((a.¢),(a.9) = &{ lol|3iy 0 + ||‘P0H%/2,r}v (5.42)

where o0 = o9 + cl and ¢ = ¢, + 2z, with o9 € H?]I(div;Q*), c € R, g, € H(l)/2(I‘), and
z € RM(I"). It follows that ¢ = 0 in Q7 and ¢y = 0 on I', which yields ¢ = z. As a
consequence, and using the characterization of the kernel W given by (4.18), we find that the first
equation of the homogeneous (5.34) becomes

bN((ﬂ"P)a(“aX)\)) =0 V(T7¢) € XN;

which, thanks to the inf-sup condition (5.39) (cf. Lemma 5.9), yields (u, x,A) = (0,0,0). Conversely,
it is not difficult to see, using again the characterization of ker (W) (cf. (4.18)), that for any z €
RM(), ((o,¢),(u,x,A)) = ((0,2),(0,0,0)) solves the homogeneous version of (5.34).

U

Therefore, similarly as for the analysis in Sections 5.1 and 5.2, and in order to guarantee the unique
solvability of the coupled problem (5.34), we now look for the solution ((o,¢), (u,x,A)) in the space
X N X Yy, where

Xy = H(div; Q) x HYA(T), (5.43)

which yields the kernel of the operator defined by by : Xy X Yy — R to become
Vy = {(T,’(,b)GXN: T=71" and divr =0 in Q, and 7,(7r) =0 on Fo}.

In addition, applying again the characterization of the kernels (cf. (4.18)) and the symmetry-type
property of W, we find that it suffices to require the first equation of (5.34) for any (7,1) € Xy. As
a consequence, instead of (5.34), we now look for ((o, ), (u,x,A)) € Xy x Y such that

aN((U’So)’ (Tv’l:b)) + bN((Tv'lrb)’ (u7X7)‘)) = FN(T7¢) V(T,Q/J) € ijv

bN((‘T?QO)’ (V7n7£)> = GN(anaé) V<Van75) € YNv

(5.44)

Next, it follows from Lemma 5.10 and the above characterization of \~/'N that the bilinear form
ay is strongly coercive on V. In addition, since actually by does not depend on the component
P € H!/2 (T), it is quite clear from Lemma 5.9 that by satisfies the continuous inf-sup condition on
XN X Y as well. Hence, the well-posedness of (5.44) is readily established as follows.
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THEOREM 5.3 Given g,, € H™V2(Ty) and £ € L2(Q7), there exists a unique ((o, ), (1,x,A)) €
Xy x Y solution to (5.44). In addition, there exists C > 0 such that

1((@.9), (0% A)lixwvs < C{llgnll-1/ory + [Elo0- -

Proof. According to the previous discussion, the proof follows by applying once again the usual result
from the Babuska-Brezzi theory (see, e.g. [11, Theorem 1.1, Chapter II]).
O

5.4 C & H coupling with homogeneous Neumann boundary conditions on I’y

In what follows we proceed similarly as in the previous section and apply the Costabel & Han coupling
method to the case of homogeneous Neumann boundary conditions on I'g. This means that we
now incorporate the boundary integral equations (4.29) and (4.30) into the dual-mixed variational
formulation in 7 given by (3.27). In this way, as in Sections 3.3 and 5.1, there is no need of
introducing the additional unknown A\ € HY2(T'y), and hence our coupled variational formulation
simply reads as follows: Find ((o,¢), (u,x)) € Xy X Yy such that

an((a,¢),(T.9)) + br((T,9),(u,x)) = Fn(r,%) V(T,¢) €Xn,

(5.45)
bN((O',QO),(V,’I’])) = GN(an) V(Van) €EYn,
where
Xy = Ho(div; Q™) x HY2(T), Yy := LE(Q7) x L2, (Q7),
ay: Xy x Xy — R and by : Xy X Yy — R are the bounded bilinear forms defined by
1
ax((ooh ()= [ otirt s W + (314K ) wo)w)
B ) r (5.46)
+ eV (e, (31+K) ¢)
r
and
by((T,%),(v,n)) = / v-div T + / n:T, (5.47)
and Fy : Xy — R and Gy : Yy — R are the bounded linear functionals given by
FN(T7,¢) = 07 (548)
and
GN(anvﬁ) = / f "V, (549)

for all (o, ), (1,%) € Xy and for all (v,n) € Yy.

Concerning the solvability analysis of (5.45), we first observe that the continuous inf-sup condition
for by was already proved by Lemma 5.2. In addition, it is clear that the kernel of by is given by

Vy = {(T,¢)€XN: 7=71° and divr =0 in Q_},
and that ay satisfies the same positiveness property from Lemma 5.10, that is

an((r,9). (1 ¥) > @{Iml3w e + IYoller | ¥(r.9) € V. (5.50)
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where, given (7,%) € Vi, we set ¢ = 1y + w, with ¢, € Hé/Q(F), and w € RM(T"). Moreover,
basically the same proof of Lemma 5.11 shows that the set of solutions of the homogeneous version of
(5.45) is given by

{((@.9),(wx) = ((0,2),(0,0): 2 RMT) |

Consequently, following a similar analysis to the one from the previous section, and in order to guar-
antee unique solvability of the resulting problem, (5.45) is reformulated as: Find ((o, ), (u,x)) €
Xn X Y such that

aN((0790)7 (T7¢)) + bN((T7¢)7 (u7 X)) = FN(Tud)) V(T7’¢) € ij,
l)p](((f,QQ),(‘/,?])) = (;[V(‘/,77) \f(‘/777) €Yn,

(5.51)

where

Xy = Ho(div; Q) x HY(T).
Then, the kernel of by : )~(N X Yy — R becomes now

Vy ::{(T,'l,b)EXNZ 7=71° and divr =0 in Q_},

whence (5.50) yields the strong coerciveness of ay on \N/'N. In turn, since by does not depend on

the component ¢ € H(l)/ 2(1“), it is also clear from Lemma 5.2 that by satisfies the continuous inf-

sup condition on Xy X Yx as well. These remarks and [11, Theorem 1.1, Chapter II] imply the
well-posedness of (5.51).

THEOREM 5.4 Given f € L2(Q7), there exists a unique ((o,9),(u,x)) € Xy x Yy solution to
(5.51). In addition, there exists C' > 0 such that

1((e, ), (W, X)) [[xxx vy < Clfllo0--

6 Galerkin schemes of the coupled formulations

In this section we study the well-posedness of the Galerkin schemes associated with each one of the
coupled variational formulations analyzed in Section 5.
6.1 J & N coupling with homogeneous Neumann on I’y

We first let Hf HB‘P, L}, and LX be finite dimensional subspaces of Hy(div;Q7), HY2(I'), L2(Q7),
and L2

skew

(©7), respectively, and define
HY = {q,z; €H?: (r)1pp =0 Yre RM(P)}, (6.1)

which is clearly a subspace of Hé/ 2 (T"). Note that, because of reasons that will become clear below,
we take a different meshsize for defining HB‘P (and hence Hh"‘J 0). Then we introduce the product spaces

Xpnp o= Hp o x H%‘o0 and Yy := Lj x LX,

and define the Galerkin scheme associated with (5.13) as: Find ((o, ¢7), (un, xp)) € )N(th X Ynp
such that

an((on, #3): (T,9)) + ba((T,%), (wn, x)) = Fn(m,9)  V(r,9) € Xyp,

by ((on @5), (v.n)) = Gn(v,n) Y(v,n) € Yyy,

(6.2)

26



where ay, by, Fy, and Gy are those bilinear forms and functionals defined in Section 5.1.

In order to prove the unique solvability, stability, and consequent convergence of (6.2), we have in
mind the discrete Babuska-Brezzi theory and consider in what follows the following assumptions:

(H.1) the bilinear form by satisfies the discrete inf-sup condition uniformly on X N X Y p, that is
there exists ﬁ > (), independent of h and h, such that

bN((T}u ¢ﬁ)7 (Vv 77))
sup
(Th¥5)€X N1 \{0} H(Th’/l'bB)HXN

> Blv,mllyy  Y(v.m) € Y. (6.3)

(H.2) div Hy, C LY.
(H.3) there exists € € (0,1/2) such that H(ifo C HY/2+¢(T) for each h > 0.

(H.4) the finite element subspace H%’ 0 satisfies the inverse inequality, that is there exists C' > 0,
independent of &, such that

leilli240r < Cﬁ_a”‘Pﬁ”uzr Ve, e H? | V€ [0,q. (6.4)
70

(H.5) the orthogonal projector ITX : L%, (€27) — LY satisfies the approximation property
In —TXM) oo < Ch |nllse-  Vm € Lie(Q) N H(Q7), Véel0,1]. (6.5)
We notice that, being the bilinear form by independent of the 1-component, its discrete inf-sup

condition (cf. (6. 3) in (H.1)) involves only the subspaces HY ;, L}, and LX. In addition, since the
discrete kernel of by becomes

{/N,h = {(Th,’l,bﬁ) S XN,h = Hgo X HFL‘PO: /_Vh-diVTh =0 Vv € LE

(6.6)
and / Th:mp, =0 VnhE]Lff},
-
it is straightforward to see that hypothesis (H.2) yields
divr, =0 in Q° V(Th,'l/)ﬁ) € \N/NJZ. (6.7)

The statement (6.7) and hypotheses (H.3) - (H.5) are utilized next to prove that ay is uniformly
strongly coercive on V. The fact that D : H'/?*(T") — H'*9(Q7) is a bounded linear operator
for each § € [0,1/2), which follows from similar arguments to those mentioned in the proof of Lemma
4.1, and which certainly extends the corresponding result for D, will also be employed.

LEMMA 6.1 There exist &, cg > 0, independent of h and iL, such that whenever h < cq iL, there holds
an (Th %) (Tho ) > all(rn i)k, Y (Thby) € Vi (6.8)

Proof. Given (1p,,;) € \Y4 N,h, We first proceed as in the proof of Lemma 5.1 and obtain
an (T %7), (T, %7)) = IThl5a- + (Wapg,dhp)r + /Q_ V(D) : T,
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Note that, while 7, is free-divergence (according to (6.7)), its lack of strong symmetry stops us of
replacing / V(D TP;;) : 7% exactly by / e(D zpﬁ) : 7%, as we did in that proof. However, what
Q- Q-

we can certainly do in the present discrete case is to write
V(Dy;) = e(Dyy) + n(Dyy),

where

In this way, we have that
an (T, ¥7), (Th¥7)) = [IThll50- + (Wepg, 9)r + /Q e(Dyy) 1 Th + /U(Diﬂ;}) LTh

which, following the last part of the proof of Lemma 5.1, yields
1
ax((rn i) (0 83) = 5 {1t + Wewpr } = | [ n@w):rt]. ©9)

Next, using from (6.6) that / T4im, = / Th:m, =0 Vm, € LY, we find that
_ o-

| on@w)rt= [ {aw;) - mE@Ow) }irt,
from which, applying the approximation property of LY (cf. (6.5) in (H.5)), (H.3), the boundedness

of D : HY/?+¢(T') — H!'*¢(Q7), and the inverse inequality satisfied by HE‘P0 (cf. (6.4) in (H.4)), we
deduce that ’

| /QH(D%) 7h| < In@wy) = IO ) oo I7iloe-

< Ch n(Dv;)|l.o- I7illba < Ch VD]l o lI7hlloq-
6.10
< Ch Doyl o IThlloa- < CRf[Wgll 0 cr IThlloo- .
B¢ h)€ 1 1
< {8 il rihon- < © {2Y LS 1wall e + 5 1e820- )

Therefore, using that (W, ¢¥)r > Hin%/QI Vi € H(I]/Q(F) (cf. (4.20)), it follows from (6.9)

and (6.10) that

€ 1 h ¢
an((rmviemty)) = 5 {1 - 0 {2} L imiBo- + 5 {o - ¢ {3} } wiltar,

which yields the existence of a sufficiently small constant ¢y > 0 such that for each h < ¢ h, ay is
uniformly strongly coercive on V.
O

The well-posedness and convergence of (6.2) can now be established.
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THEOREM 6.1 Assume that the hypotheses (H.1) up to (H.5) are satisfied, and let co be the positive
constant provided by Lemma 6.1. Then, for each h < coh there exists a unique ((oh,¥;), (Un, Xp))

€ )NCN’h x Y solution of (6.2). In addition, there exist C1, Co > 0, independent of h and h, such
that

I((ons #7)s (ar Xp)lIxwx vy < Crlflloge-

and

I((e. ), (1, x)) = ((oh, ®5), (W, X)) | xn x Yy

. 6.11
<o inf _ 1o 0)s (W) = (Tress)s (Vi) oy 0D
((Tr7), (Ve ) EXN A XY N 1

6.2 C & H coupling with non-homogeneous Dirichlet on I'y

We now let HZ, HY, L}, and LY be finite dimensional subspaces of H(div;Q~), HY/2(T), L%(Q"),
and L2, . (27), respectively, and define

skew
HY ) = {¢ €EHS: (r,)ior =0 Vre RM(F)}, (6.12)

which is also a subspace of H(l)/ 2 (I"). Note that, differently from the previous section, in this case we
do not need to take any different meshsize for Hfo. Then we introduce the product spaces

Xpy = Hf x Hf, and Yp, = Lil x L,

and define the Galerkin scheme associated with (5.23) as: Find ((o, ¢3), (un, x1,)) € XD,h X Ypp
such that

aD((Uh,QO)’(Ta'w)) + bp((7,%4), (un, x1)) = Fp(r,9) V(T,) € XD,ha

bD((Uha‘ph)v(van)) = GD(Van) V(Van) € YD,h7

where ap, bp, Fp, and Gp are those bilinear forms and functionals defined in Section 5.2.

(6.13)

Next, we apply again the discrete Babuska-Brezzi theory to prove the unique solvability, stability,
and consequent convergence of (6.13). To this end, in what follows we assume the following hypotheses:

(H.1) the biljnear form bp satisfies the discrete inf-sup condition uniformly on X D,h X Ypp, that is
there exists # > 0, independent of A, such that

sup bD((Tha'l/’h)v (an))

2 > B H(V7n)”YD V(V, TI) € YD,h . (614)
(rnpmeXpa(oy  I(Th¥n)lxp

(H.2) div H? C LY.
(HL3) there holds Py(Q~)I C H and RM(I') C H?.

—_~—

(H.4) there exists @ € HY/2(T') such that (v,%)r > 0 and ¥ € HY for each h > 0.

Similarly as in the previous section, the bilinear form bp is independent of the ¥-component, and

—_~—

hence its discrete inf-sup condition (cf. (6.14) in (H.1)) involves only the subspaces HY, L}, and LY.

—_—

In addition, hypothesis (H.2) implies now that the discrete kernel of bp reduces to

{/D,h = {(’Th,'l/Jh) € XD,h : divrp,=0 in Q and / Th:n, =0 Vn, € ]L%} (6.15)
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As announced right before the statement of Lemma 5.8, we now establish the discrete weak-
coerciveness of ap.

LEMMA 6.2 There exists & > 0, independent of h but depending explicitly on 17), such that

sup |aD((Uh7(ph)’(Ta'lp)) ‘
(V5 ,\{0} (7, %)%,

> alonenlllx,  V(onen) € Vou. (6.16)

Proof. 1t follows by employing the same arguments of the proof of Lemma 5.8 by taking into account
now the present hypotheses (H.3) and (H.4). We omit further details. O

As a consequence of the foregoing analysis, we can provide now the well-posedness and convergence
of (6.13).

P

THEOREM 6.2 Assume that the hypotheses (H.1) up to (H.4) are satisfied. Then, there evists a
unique ((on, @n), (Un, xn)) € Xpn X Yp solution of (6.13). In addition, there exist Cq, Co > 0,
independent of h, such that

(@ 20): (s X x5 < C1 {lIgoljzr, + Iflng-}
and

1((e, ), (w,x)) = ((oh: ), (W, X)X px¥p

. 6.17
< Oy inf _ (e, ), (0, x)) — ((Ths ¥1)s (Vi ) IxpxYp - (6.17)
((Th,¥R)s(VhMp))EXD W XY D 1

6.3 C & H coupling with non-homogeneous Neumann on I’y
We let HY, HY, L}, LX, and H% be finite dimensional subspaces of H(div;Q~), HY/2(I'), L2(Q"),
L2,..(Q7), and H'/2(Iy), respectively, and define the subspace of H(l)/ 2(F) given by

skew
HY, = {w €HY: (r,9h)iopr =0 Vre RM(F)}. (6.18)

Note that, in order to be able to define specific discrete subspaces satisfying the assumptions to be
specified below, we need to take a different meshsize for the finite element subspace of HY/ 2(Ty).
However, as in the previous section, this is not required for H;‘io. Then we introduce the product
spaces

Xyp = Hf x HYy and Y,,; = L} x LY x H},

and define the Galerkin scheme associated with (5.44) as: Find ((o4, %), (s, Xp, Aj)) € )NCN,h X
Yy 1., such that

an((ah, @), (T,9)) + by((T,9), (Wh, X0 A) = FEn(m,9)  V(r,9) € Xy,

bN((O’h,(Ph),(V,T],g)) = GN(V,T],E) V(V,’I’],E) € Y]V,hj”

(6.19)

where ay, by, Fy, and Gy are those bilinear forms and functionals defined in Section 5.3.

Proceeding as before, in what follows we apply the discrete Babuska-Brezzi theory to establish the
well-posedness and convergence of (6.19). For this purpose, we now assume the following hypotheses:
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(H.1) the bilinear form by satisfies the discrete inf-sup condition uniformly on X N X Yy, 7, that
is there exists B > 0, independent of A and iL, such that

sup bN((Tha¢h)7(V7n7£))
(Th¥r)EX N1 \{0} 107 ns %n) 1y

Z B H(V, 7775)”YN V(Vﬂ?vﬁ) S YN,hiL' (620)

(H.2) div HZ C LP.

(H.3) there holds Py(27)I C HY.
@ there exists € € HY/2(Tg) such that (v,€)p, > 0 and £ € H%‘ for each h > 0.

Note, as in both previous sections, that the bilinear form by is also independent of the -

—

component, and hence its discrete inf-sup condition (cf. (6.20) in (H.1)) involves only the subspaces
HY, L}y, and ]Lz. In addition, hypothesis (H.2) implies now that the discrete kernel of by reduces to

\N/'NJL = {(Th,’l/)h) € iN,h : divr,=0 in Q, / Thim, =0 Vm, € LY,
0 (6.21)

and (9 (74), E)ry = 0 vseﬂg}.

—

In turn, (H.3) guarantees that there holds the decomposition (cf. (1.1) - (1.2))
7 o=H] @ R(Q)I,
where

HY = {The]HIZ: /_trThzo}.

In other words, for each 75, € Hf there exist unique 7, € ]ﬁlg and dj € R such that 7, = o5 + dp, L.

—

Hence, the discrete analogue of Lemma 5.5 is established now as a consequence of (H.4).

LEMMA 6.3 Let H, ; := {‘rh eHy : (v, (th),§r, =0 V& € H% } Then there exists ¢a > 0,
independent of h and iL, such that

”Th”(ziiv;w < & H"'Ohn?ﬁv;fr VTh € Hh,ﬁ' (6.22)

Proof. Let T, € H, ; and write 7, = Top + dp I with 7¢p, € IFH‘,{ and dj, € R. It follows that

0= (7 (T4).€)r0 = (v (Ton); &)1y + dn (v, )1y »

which gives

(75 (Ton), &)1

dh - =,
<V7£>F0
and hence _
1€]]1/2.1
| < 2l Il onlldiv 0 -
‘ <V7 £>F0 |
This inequality and the fact that |74)%;,.o- = ITonll3sy o + 243 [27] imply (6.22). 0

In this way, noting that \wa,h C H, ; x HY ), and using now Lemma 6.3 (instead of Lemma 5.5)
together with (5.14) (cf. Lemma 5.4), (4.23), and (4.22), we conclude the strong coerciveness of ay
on Vy . Therefore, we summarize the foregoing analysis in the following main result.
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THEOREM 6.3 Assume that the hypotheses (H.1) up to (H.4) are satisfied. Then, there exists a unique
((an, @) (an, xn A7) € Xnp x Yy, 5 solution of (6.19). In addition, there exist Ci, Co > 0,
independent of h, such that

H((ahﬂoh% (uh7xh7A]~7,))HXN><YN <G {HgNH71/2,Fo + HfHO,Q*}7
and
[((e,9), (0, x, X)) — ((oh, Pn)s (Whs Xps A7) X x Y
< CQ inf ~ ||((O',QD),(U, X )‘)) - ((Tha'l?bh)’(Vhaniwsﬁ))HXNXYN .
((Trn)s (ViR )) EXN XY
(6.23)
6.4 C & H coupling with homogeneous Neumann on I,

We now let HY , HY, L}, and LY be finite dimensional subspaces of Hy(div;Q7), HY2(I'), L2(Q7),
and L2

skew

(©27), respectively, and define
HY, = {1,1) €HY: (r,4)1or =0 Vre RM(F)}, (6.24)

which is clearly a subspace of H(l)/ 2 (T"). Then we introduce the product spaces

XN,h = HZ,O X Hf(} and YN,h = L}zl X ]Lz(,

and define the Galerkin scheme associated with (5.51) as: Find ((op, 1), (u, X)) € }NCNJL XYy, such
that

an((on, @n)s (T,9)) + ba((T,%), (wn, x1)) = Fn(m,9)  V(r,9) € Xnp,

bN((Uh"Ph)v(vvn)) = GN(an) V(V,T[)EYN,}L,

(6.25)

where ay, by, Fy, and Gy are those bilinear forms and functionals defined in Section 5.4.

In order to apply the discrete Babuska-Brezzi theory to prove the unique solvability, stability, and
consequent convergence of (6.25), in what follows we assume the following hypotheses:

(H.1) the bilinear form by satisfies the discrete inf-sup condition uniformly on X N,hn X Y p, that is
there exists 6 > 0, independent of h, such that

sup bN((Th7¢h)v (Van))
(Th,bn)€X N 1 \{0} ||(Thv"/’h)||XN

> Bll(v,n)llvy  Y(v.m) € Ynp. (6.26)

(H.2) div H7 ; C Lj.
(H.3) there holds RM(T") C HY.

As in all the previous subsections, we note once again that the bilinear form by does not depend
on the t-component, and hence the eventual verification of its discrete inf-sup condition (cf. (6.26)
in (H.1)) is determined only by the subspaces HY ,, L}, and L¥. In turn, it is also quite obvious from

(H.2) that the discrete kernel of by reduces to

\~7N,h = {(Th,'l,bh) € iN,h : divr,=0 in Q7 / Th:m, =0 Vmn, € L?L‘} . (6.27)
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Furthermore, it is clear that (H.3) yields the decomposition HY = Hf,o @& RM(T"), which means
that for each ¢, € H} there exist unique v, ; € Hf,o and wj, € RM(I'), such that 1, = v, o + wy,.
Consequently, (6.27) and the application of (5.50) to the above discrete context confirm that the
bilinear form ay is strongly coercive on \Y% N,h-

The well-posedness and convergence of (6.25) is established next as a straightforward consequence
of the foregoing analysis.

THEOREM 6.4 Assume that the hypotheses (H.1) up to (H.3) are satisfied. Then, there exists a
unique ((oh, ¢n), (Un, Xn)) € Xnn X Yy, solution of (6.25). In addition, there exist Ci, Co > 0,
independent of h, such that

(s ), (ns Xp)lIxwxyy < Cilfllog-

and

1((, ), (w, X)) = ((oh;@n), (Wh, Xn)Ixnx¥ N

. 06.28
<0 inf _ 1o 0)s (X)) = (Thoon) (Vi) oy - 02
((Thr), (V) EXN A XY N 1

We end this paper by remarking that specific subspaces satisfying the hypotheses described in
each one of the subsections of the present section can be easily found in the existing literature.
Indeed, we first observe that the expressions defining the bilinear forms by, bp, and by involved in

(H.1), (H.1), and (H.1), respectively, are the same as the one arising from the mixed formulation
of the linear elasticity problem in 2~ with Dirichlet or homogeneous Neumann boundary conditions
on 0Q~. Hence, any triple of finite element subspaces (H7, L}, L) (or (H7 o, L}, L)) yielding the
discrete stability of that problem will satisfy our aforementioned hypotheses. In particular, besides
the classical PEERS (cf. [2]), we can consider for any integer & > 1 the PEERS) and the BDMSy
elements, whose definitions and corresponding proofs of stability are provided in [42]. In addition, new
stable mixed finite element methods for 3D linear elasticity with a weak symmetry condition for the
stresses have been constructed recently in [4] and [6] by using the finite element exterior calculus. This
is a quite abstract framework involving several sophisticated mathematical tools (see also [5] and [7]
for further details), which has been simplified in some particular cases by employing more elementary
and classical techniques (see, e.g. [10]). The resulting Arnold-Falk-Winther (AFW) element with the
lowest polynomial degrees, which is referred to as of order 1, and which certainly constitutes another

feasible choice verifying (H.1), (H.1), and (H.1), consists of piecewise linear approximations for the
stress o and piecewise constants functions for both the velocity u and vorticity x unknowns.

In turn, the bilinear form by involved in (ET) corresponds also to the one arising from the mixed
formulation of the linear elasticity problem in €27, but now with Dirichlet boundary condition on I
and non-homogeneous Neumann boundary condition on I'g. As stated at the beginning of Section
6.3, we recall here that a different meshsize h is assumed to define the finite element subspace H%‘ of

H!/2 (T'g). In other words, we consider a partition FO,E of I'g that is independent of the partition I ;, of
Iy inherited from a regular triangulation 7T of Q7. In this case, given an integer k > 0, and denoting
the classical PEERS from [2] by PEERS,, we first take either PEERS; or BDMS) (when £ > 1) to
define the triple (HY, E,]Lff), and then let H? be the space of continuous piecewise polynomials on
FO,E of degree < k + 1. Similarly, one could also take the above described AFW element of order 1

and set HEA as the space of continuous piecewise polynomials on I ; of degree < 1. Hence, proceeding
analogously as in the proofs of [31, Lemmata 4.1, 4.2, and 4.3], one can easily show that for each one
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of the foregomg choices there exist Cp, 8 > 0, independent of h and h, such that whenever h < Cy h,

the hypothesis (H 1) is satisfied with the constant B. We can also refer to [28, Lemma 7.5] for a
closely related argument.

Furthermore, it is easy to see that the above described pairs of finite element subspaces (Hg, Lz)

(or (HZO,L};)) also verify the respective hypotheses (H.2), (H.2), (H.2), and (H.2), which imply
that the first components of the discrete kernels of by and bp become all free divergent. In addition,
it is clear that the corresponding subspaces L;f satisfy the approximation property required by (H.5).

—

Moreover, it is quite straightforward to notice that the first condition in (H.3), and (H.3), are both
satisfied by any of the previously mentioned choices of HY .

Next, with respect to the boundary element subspaces of H/2(T") and H(l)/ 2(F), we first let T'y, and
I'; be independent partitions of I', with I';, being the one inherited from a regular triangulation 7y, of
. Hence, in order to satisfy the regularity assumption (H.3) and the inverse inequality (H.4), it
suffices to consider an integer k > 0, set H‘;’j as the space of continuous piecewise polynomials on I'; of

degree < k+1, and define H;L"a0 as the intersection of H(l)/ *(I') with Hﬁ‘p. Similarly, defining HY as the

)

space of continuous piecewise polynomials on I'y, of degree < k + 1, we find that the second condition
n (H.3), and (H.3), follow straightforwardly from the fact that RM(I") is certainly contained in the

—_—

space of continuous piecewise polynomials on I'j, of degree < 1. On the other hand, concerning (H.4)

and (?II), we just remark that the existence of ¥ € HY/2(T') and € € H'/2(T'y) satisfying the required
conditions in those hypotheses, follows by simply adapting the procedure suggested in [23, paragraph
right before Lemma 8] to the present 3D case (see also [32, Section 3.2]). To this end, we just need to
define HY (resp. HFLA) as any subspace of H'/2(T') (resp. H/?(T'y)) containing the space of continuous
piecewise polynomials on I'y, (resp. I'g ) of degree < 1.

Finally, while the definitions of H? ~and Hf, (cf. (6.1), (6.12), (6.18), and (6.24)) are theoreti-

cally correct, we remark that for the sake of the computational implementation of the corresponding
Galerkin schemes, it will be better off to introduce Lagrange multipliers handling the orthogonality
conditions defining these boundary element subspaces. We omit further details and leave this issue
and other related matters, including numerical essays and the analysis of the associated experimental
rates of convergence, for a separate work.
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